• The Wald test for weak exogeneity is implemented in almost all econometric and statistical software available, whereas the Wald test by Toda and Yamamoto (1995) is a straightforward extension of the standard Wald test. A step-by-step example using Eviews by prof. David Giles can be found here:
http://davegiles.blogspot.com/2011/04/testing-for-granger-causality.html
Cointegration tests::
• Non periodic cointegration tests without structural break(s): the Engle and Granger (1987) single-equation test and Johansen (1995) multivariate test are implemented in almost all econometric and statistical software available, so that it is only a matter of the researcher' preferences which one he/she selects.
• Non periodic cointegration tests with structural break(s):
-Gregory and Hansen (1996) Stability tests for linear models and optimal number of breakpoints: these tests are implemented in the R packages strucchange and fxregime. The optimal number of breakpoints can be computed with the same packages as well as with Eviews 8, where several (but not all) stability tests can also be found.
Misspecification tests for linear models: available in Eviews 6 or higher, as well as in several other softwares.
Estimation of linear models (AR, ARMA): these models are implemented in almost all econometric and statistical software available, so that it is only a matter of the researcher' preferences which one he/she selects.
Estimation of periodic models: a lot of Eviews code is reported in Franses and Paap (2004) , which can be easily modified to produce several model extensions.
Estimation of VEC models: they are implemented in almost all econometric and statistical software available, so that it is only a matter of the researcher' preferences which one he/she selects.
Estimation of PEC models: they can be easily programmed in several statistical/econometric softwares. Some Eviews code is reported in Franses and Paap (2004) .
Estimation of Nonlinear models (SETAR, LSTAR, AAR, NNET): these models are estimated using the tsDyn package in R, which is interfaced with the mgcv package for AAR models and with the nnet package for neural networks.
Model Confidence Set (MCS): this approach is implemented in the Ox package Mulcom which can be found here:
http://mit.econ.au.dk/vip htm/alunde/mulcom/mulcom.htm This package can be run with the Ox console which is free for academic research, study and teaching purposes and can be downloaded at http://www.doornik.com/download.html .
